DAFTAR ISl

HALAMAN JUDUL ..ottt sn s [
HALAMAN PENGESAHAN | ..ot i
HALAMAN PENGESAHAN ... i
KATA PENGANTAR oottt e e iv
ABSTRAK e v
AB ST RA CT .. e e e rae e Vi
DY el I O ) S SURSRSRI vii
DAFTAR SIMBOL......oii ottt X
DAFTAR TABEL ...ttt e e Xii
DAFTAR GAMBAR ...ttt e rae e nee e Xiil
DAFTAR LAMPIRAN ...ttt re e e e Xiv
BAB | PENDAHULUAN ... .ottt 1
1.1 Latar BelaKang ... 1
1.2 RUMUSAN MaSalaN.........ccooiiieece e 4
1.3 Batasan Masalah ..o 4
1.4 Tujuan Penelitian ........cccooiiiiiiiiiieeeee e 5
BAB 1l TINJAUAN PUSTAKA . ...ttt 6
2.1 EM8S ittt b e nneas 6
2.2 ANalisiS RUNTUN WaKLU ........ccoveiieieiieneee e 6
2.3 Stasioneritas Deret WaktU..........c.coeivereeieiieeiierieseeseesieseeseeee e saenees 7
2.3.1  Stasioneritas Dalam Varians .........ccoccovevvereiiienieeie e ese e 8
2.3.2  Stasioneritas Dalam Mean..........ccccovcvevieiiienieie e 14

2.4 Fungsi Autokorelasi dan Fungsi Autokorelasi Parsial..............cc.ccoeee. 16
2.4.1  Fungsi AUtOKOrelasi (ACE). ... 16

vii



2.4.2  Fungsi Autokorelasi Parsial (PACF).......cccooeiiiiiiieie e 17

2.5 Model Umum RUNtun WakEu...........cooviiiiiiiiiiccseceeeeee e 19
25.1  Model Autoregressive (AR) .....cccovviieriiieiiee e 19
2.5.2  Model Moving Average (MA).......cccooiiiiiiiiieeeeee e 20
2.5.3  Model Autoregressive Moving Average (ARMA) .......cccoovvvvveene. 21
2.5.4  Model Autoregressive Integrated Moving Average (ARIMA)....... 21
2.5.5  Model Subset ARIMA ..o 22

2.6 1dentifikasi MOdel...........cooiiiiiiiiie 23

2.7 EStIMasi Parameter........ccccooiiiiiiiiiiieeiese e 23

2.8 Uji Signifikansi Parameter..........ocoviiiiiienencscsesesee e 30

2.9 Uji ASUMSE MOGEL ..o 31
2.9.1  Uji Normalitas Residual.............cccooiriiiniiiiiniiicicee e 32
2.9.2  Uji Independensi Residual ...........ccccooeiiiiiininiiniice e 33

2.10 Uji Autoregressive Conditional Heteroscedasticity Lagrange Multiplier
(ARCH-LM) w...oooveieieieeeeeeeeeees e tes s esesn s 35

2.11 Model Generalized Autoregressive Conditional Heteroscedasticity

(TN 103 5 ) T OSSP 36

2.11.1 Estimasi Parameter GARCH........ccccciiiiiiiieceeecee 37
2.11.2  Uji Signifikansi Parameter Model GARCH...........ccccccvvvevviieiene. 41
2.12  Pemilihan Model Terbaik ...........cccooiiiiiiiiiiciee e 42
2.13  Peramalan (FOreCasting)........cccccevveiieiieieeie e se e 43
BAB Il METODE PENELITIAN......ciiii e 45
3.1 Jenis dan SUMDEr Data..........cccuvvrieiieiiiiieieieeeeee e 45
3.2 Variabel Penelitian ... 45
3.3 Tahapan AnaliSis Data..........cccccevveiieiiiieiie e 45
3.4 Diagram Alir Analisis Data ........c.ccccueiiueeiiiiiiiieiie e 48
BAB IV HASIL DAN PEMBAHASAN ......ooiiiiiiee e 50



4.1  Analisis Deskriptif Data..........ccccueiieiiiiiiieieiinieee e 50

4.2 StasioNeritas Data...........ccoviiriiiiiiieieie e 52
4.2.1  Stasioneritas dalam Varians...........ccoeveiirineniinieneiene e 52
4.2.2  Stasioneritas dalam Mean ..o 52

4.3 Identifikasi Model ARIMA . .........ooi e 54

4.4  Estimasi dan Uji Signifikansi Parameter Model ARIMA................c...... 55

4.5  UjJi ASUMSE MOTEL........oviiiiiiiiiece e 64
451  Uji Normalitas Residual............ccoceviiiiininiiinecec s 64
45.2  Uji Independensi ReSidUal ...........cccoeieiiniiiiininiecee s 66

4.6  Pemilihan Model ARIMA Terbaik .........ccccoviiiiiiiniiiiee e 70

4.7  Uji Lagrange Multiplier Model ARIMA ..., 71

4.8  Estimasi dan Uji Signifikansi Parameter Model GARCH...................... 72

4.9  Pemilihan Model ARIMA-GARCH Terbaik.........cccccoovieiineniiinnnen. 74

4.10 Uji Lagrange Multiplier Model ARIMA-GARCH........cccooiiniiiiinnnnne 75

411 Peramalan Data Out-Sample dan Evaluasi Model ...............cccociinnnene. 75

4.12 Peramalan Harga Emas Dunia Periode Mendatang............ccocooeevvninnnne. 80

BAB V PENUTUP ...ttt e e e 81
5.1 KESIMPUIAN ..ot 81
5.2 SAIAN .ottt nnee e 82

DAFTAR PUSTAKA ettt st e e e snae e snae e nneeeens 83

LAMPIRAN L.ttt et a e e e e et e e e et e e e e e nreeeeesnrneeeeanns 86



